2 ~ s
#30% H10M # % 5 & R 20154 10 A
Vol. 30 No. 10 Control and  Decision Oct. 2015

XE4wS: 1001-0920 (2015) 10-1873-06 DOI: 10.13195/j.kzyjc.2014.1455

TR R IR AR FNHIFEHL Markov (BRI R ZRIIERESSEE

X B EL LA, ;R L
(1. $ANEER] SR LA R, L7 3B 111007; 2. ALK 5 BRI S TR, TRFH 110004)

O MR R ER R R A BE KL Markov i I i 2 45 4 AR 1 55 48 52 17 8L 3 T2 50K i % Lyapunov B8
B, W ARG SR AS S i il 2% DAORAIE PR ER RN R G i B LA 8 M, TE LR R 2 b, i SRR R BE AN S5 2, 15 2
175 8 SUT IR R AN AR R 5138k, B 0 BLIHIE T a2 v IR 2.

XHEiE): Markov; HBMERIMORM; WHIRS: MHEEM; SHEEALER

hESHS: TP273 XEkFRRRRS: A

Non-fragile stabilization for stochastic system with Markov switching
under partly unknown transition rates and actuator saturation

LIU Dian-jun®, QI Wen-hai’*, GAO Xian-wen?

(1. Gongchangling Mineral Company, Ansteel Group Coproration, Liaoyang 111007, China; 2. College of Information
Science and Engineering, Northeastern University, Shenyang 110004, China. Correspondent: QI Wen-hai, E-mail:
giwhtanedu@163.com)

Abstract: The problem of non-fragile stabilization for the stochastic system with Markovian switching under partly unknown
transition rates and actuator saturation is considered . By employing the parameter-dependent Lyapunov methodology, the
non-fragile state feedback controller is proposed to guarantee the stochastic stability of the resulting closed-loop saturated
system. Based on the obtained results, sufficient conditions with LMI constraints are established to acquire the largest

contraction invariant set in the mean square sense. Finally, an example is given to illustrate the effectiveness of the proposed

method.
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